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PR GR R BEBENEBMASEHRER, HPEE
sHER
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Mk FAE %5 F0286569

HAE WS 20010856 ® friEmmm

i LT 5 RIS TF1806 £ L33 97.60 5T,
ML SEAE S 5 F3013528 B4 0.19 7T 5% 0.19%, F 3 10951 -« [ 5 3 -2 TF1809
BITEW A5 : 20013058 &43R, 97.64 58, P 0135 525 0.14%, Fx 362 F. [
" &k SR HA B B2 TF1812 A #4735 98.045 5T, 7 0.115 5 0.12%,
ML TEAE S5 : F3023194 A2 0 5. 10 4EHAE 15 £ 71 T1806 A 493R 94.50 7T,

# 0.105 7T 3 0.11%, AR 32 31173 F . H ffrEA 5 " 2= T1809
S 94.495 Jr, Bk 0.045 jTg 0.05%), B3z 1122 F,

BAA EfRHISRRS T1812 S4#k 94.56 T, 2k 0.015 T
o 0.02%, Rz 8 Fo

021-20370946

shangfang@xzfutures. com 0 ETEENFIREIN

FRATEGRRREESAESER, EAWY%. EH
M, 5 FHI IR £1T 0.51bp = 3.2911%, 10 FHRULES
K 17 0.20bp = 3.6364%, IRS /NET{T, FEAEZE
fRiR 10 F MR ERIEF TITE %ML, HfREH,
ERZNARATHNEEFNNERNERASHE
EmE, HfREHEMR, RITET 7 KHf 400 {20 [E
18, FIZRFEFRE, 2E% 02T, REZHHRES
F|Z _F1TH shibor #%&iER, AemBERE. AR
BEREFIES, BERIERENBEKS EHGE
2020 FIRAHELEEB T, BERREERN. BIE
F, KERZEERCERRZ, RPREEGHZ TF
TTIERERZT= TR, MHSE,
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MENELANRE, £ TFI806 SALEREMNM T 97.735 JT, A3z 10951 F,
R 17824 F , \AT—32 5 B A€ 1452 F; £ 7] T1806 5L H 17y 94.56
JT, MR 31173 F, #Fe 41012 F, KaI—HEHEHREE 780 F.

1: ERHAKRITIS

__ & [TEI806 T TFI809 8121
F&A 97.920 97.840 0.000
e 2 4 97.690 97.640 98.045
B i 97.960 97.870 0.000
B A 97.685 97.640 0.000
SEHA 97.735 97.660 97.785

ek -0.190 -0.135 0.115
HE0E (% 019 -0.14 0.12
RiEr 8 10,951 362 0
BoE 17,824 1,411 25
TE 1,452 204 0
_@W  TI806  T1809  T1812

FE AT 94 660 94650 94.705
iz 8 A7 94.500 94 495 94560
e it 84775 94.750 94.705
= WA 94.490 94 485 94560
FHA 94 560 94.540 94 560

HpE -0.105 -0.045 -0.015
HeEENE (%0 -0.11 -0.05 -0.02
g 31.173 1,122 8
BoE 41,012 4,455 g1

TE -780 525 -2

BHESOR: Wind, SIERIEH% 0

EfIMEAE, 1Y HERKEREEE-1.24bp F 3.0155%, 3Y EfEKEE
% 5f) 1.57bp % 3.1989%, 5Y HiE il R & Ef 0.51bp X 3.2911%, 10Y Hj
E &5 E T 50 0.20bp E 3.6364%.
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B 2: XRHREfRKER
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A R R R R ER AR RBREBRR B BB R

e LR M S — A
— SRR R R — L0 R

HIERIR: Wind, SGEFERERIFA R

10 FHRIEFfRIEAEER) 2.130p & 4.4361%, EFEGFIZELELE 1.93bp
Z= 79.97bp.

3: 10 FHEFRERRNEFERHE
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—h FEEEREAM R 10 —10YEE-10VEE (b

HIBSOR: Wind, SGEMIERRA
i B3

XE 10 FHEGRRERER-4.00p E 2.96%, REFMELE) 420p =

67.64bp.
B 4: Rl RMpEF=E
4
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3
25
2
B & e B R e B e B B e B e B~ B B
Q‘\? g’ﬁ:}(yﬂﬂgg"‘ QS} ﬁgﬁ:-@)ﬁ QQ Q{\rﬁ,&, QNS:- -:}"P'ag)'gg =
SO ﬁﬂ & '::C" & P P ¥
MR I SR R R S S R e e
i 10V e—mfE 10V e——FE: R R

ﬁﬁ;&iﬁ Wind, /\'LIEHH E%kﬁﬁ
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13 ARTRILE

ETRARTHEMNZEE) 1.1bp = 6.3393, £THARMUEMNEE) 1.39%p
% 6.3439,

5: ARMILR

7.0000

6.9000

6.2000

67000

6.6000

6.5000

6.4000

6.3000

6.2000

¥ 2y .
& 3 v ¥ V

—=aRARMGEN —ExRARMAFEREN — FaRARMEED
HHESOR: Wind, SGEMISEL

1.4 FEF|R

WRITERF A EBFIR 1D ZE)-9.76bp = 2.935%, 7D ZEEj) 14.30bp =
4.8037%, 14D Fxf) 42.4bp Z 5.6798%, 1M ZEEf) 7.38bp ZF 4.5062%.

6: B EBEF X R)
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B.0000

oy & & o & o F Sy W dy gV g o
S S B e T e
e o b R i v B - - o - o W A

ROO1 ROO7 RO14 RO21 R1M R2M R3M

HEsRIE: Wind, SERIERRR L AR

EBRITEEIFEFRZE 1D ) 15.6bp F 2.921%, 7D & xf 5.3bp &
2.978%, 14D 355f) 3.2bp Z 3.86%, 1M 255f) 3.4bp Z 3.899%, 3M 255 1.50p
% 4.007%.

7 EERETIE E LR fEFI 2 (shibor)
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E.SMWW
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B S T SR ST B S Y - N = T AL T B B T
L T = o o o | —A S o o O O
iR 2 R R AR R 2R RE 2 @ g
H B R B B A & B R R B B B R & H

e SHIBOR O N s SHIBOR 1V s SHIBOR 24
e SHIBOR 1] s SHIBOR 31

HEkiR: Wind, JIEHAGIH & &R
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1.5 BIE T
EAZEFHN L) 000 TLE 206 7T, EARENEFN034 TLE 16.42

JCo
B A
33
31
29
27
25
23
21
19
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15
13
@:-E’J é:f” G.ﬁ?’ 6,_??‘ 6;1?’ §f3' ey 6.,;?’ 6\.'1?’ Qf?’
m@q; “55\%’ _‘5555 ,‘9\}' _‘55»"“' ,\Q‘C"' ,‘9'@"’ ,..dé_'" ,‘?{d ,,cS:‘"

S ] e O S ()

HEskiR: Wind, SIERRERRR & AT
NYMEX FREREAEEMNEE-0.09 £ITE 68.10 7T, ICE #HEEK
BAEENERN-0.09 £TE 73.79 £T, ICEWTI FUHERENEENE
51-0.14 =T FE 65.43 7T,

9: R
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ﬁ?&%;ﬁ Wind, /\'L[EHH Eﬁkxﬁ

2. firZRERM CTD 35

2.1 =

5 FHIE GG E NS A 10 FHEGHRRE N EAEENNEX5)-0.10
JTE 3175 7T; 5 FHREFGHBEEHRNZX)-0.03 JT=E 0075 5T, 10 FH]
E AR SR HIN Z % 50-0.045 TTE 0.02 T,

® 1 ERMAERNTEREER
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i

af | =F = Iz ZE M| MERE |52 M| MR
Wy | 317 .12 3.205 0.075 -0.125 0.02 -0.02
Bl | 3.275 3.235 3.355 0.105 -0.155 0.065 -0.035
TEl | 0100 | -0.115 -0.130 | -0.030 0.030 -0.045 0.015

FEsRR: Wind, SOEHATER LB

#® 2: TF1806 FERRAI3ZHI &

1 | 130018.1B | 3.3230 53233 | 1.0513 | 4.8173 | -2.9852 | 0.9112 15
2 | 180009.1B | 3.2850 49808 | 1.0075 | 4.6819 | -4.871 | 1.0106 16.6
3 | 170021.1B | 3.1200 44822 | 1.0291 | 4.1406 |-11.0185| 1.9204 10.5
4 | 180001.1B | 3.1050 47315 | 1.0341 | 4.3839 |-11.4159| 1.9775 5.9
5 | 080002.1B 4.8438 | 1.0501

HIERIR: Wind,

AV Y4

#= 3: T1806 JEERAI3ZRIZF

1 | 170018.1B | 3.7000 9.274 | 10469 | 7.9015 | 2475 | 0.1444 21
2 | 170025.1B | 3.6800 9.5233 | 1.0668 | 7.9401 | 1.8875 | 0.238 8.1
3 | 170010.1B | 3.7050 9.0247 | 1.0404 | 7.6711 | 1.8483 | 0.2117 2.8
4 | 180004.1B | 3.6200 9.7726 | 1.0708 | 8.1856 | -0.982 | 0.6165 6.1
5 | 180005.1B | 3.6300 6.8685 | 1.0463 | 6.1531 [-11.0865| 1.8912 3.2

R RIR -

Wind, SIEHRBTRA#D
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AANEBNIRNSE, W ZTYHEARKRE. RREEWERITR
BRT AARAARR . MEFMRKAMNBIEHIREL2FER, SWEEET
AN, BYSEAMNSEHELS, REU. QA Fit, &
ZREME=TTHNERELW. FATEEEFRIERREFHREEER
R R T B e s B i W B A AR

KR ENEESIRBET 2FER, BB ERES I EREMTEMER
EEMGRIE, EARIEFEEMNESNENASLEEMTE. XHHMN
R ERAMZBWNHESE . XERARATLREECSARERTAT -
RERBEEHNRE. AMELRZEFRERMESHTRNTERE. I
BEOTTE. WERHREMN BEEHENNRROT R T L H IR ER
HA = H YIRS B

ZPARNMARENELRFRRNE—ER. ARERIIEHRE LR
FARTESTAER, THREFRAEHREN. EARRBRERS
RAEERIN B AFHRNREBR MERAKFTE. ARARRUES
NEEBARENEABRNLENEEHFEEFERR, Uk (BELE)
B E TG

HEMEAT, RREFNEEIMRENERDHTEEIHER AR E
il EEMBRT, RRBRIMEFAABE LR AR EFRERASTHSI
ESGOE AT SUARE S oA o
FERENURAESREAMNMRAR KL, WTFETARREEEK
MM S &R, TREBMNHSHR, MR L RBREER
£
RIREMBNAPGEETERXBFAE, REBEFH, EFAMNBFIDPA
NEUMEFAE B EFFELT. W5IH. Tk, TERLLIEHR
MALRES, BERENRREETHEIFRENSIA. WTE.



